We denote the true drug sensitivity matrix by M 0 ∈ R n×p . With the assumption that this ground truth can be decomposed into two independent sources, the drug part and the cell-line part, we can simplify
Synthetic Data Generation Process
We denote the true drug sensitivity matrix by M 0 ∈ R n×p . With the assumption that this ground truth can be decomposed into two independent sources, the drug part and the cell-line part, we can simplify
T , where a ∈ R n contains the information about the n drugs, while b ∈ R p summarizes the structure of the cell lines. Then, what we finally observed can be given by a model
where α is the baseline, and W ∈ R n×p is a random matrix from a matrix normal distribution, which reflects the composite of the noise. Specifically, we use the following set of parameters to generate the synthetic datasets in Section 3.1 of the original paper. Set n = 50, p = 40, α = 0. The vectors a and b are generated by independently sampling two instances from standard multivariate Gaussian distributions; then taking the absolute of the two instances. Here, to simulate ineffective drugs, e.g. placebo, a is further refined by setting its first 10 entries to 0s. Let W ∼ MN n,p (0 n×p , Σ 1 , Σ 2 ), where Σ 1 , Σ 2 are strictly positive definite and represent the noise structures of drugs and cells respectively. We simply take 
